Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
02665JKQ2 AMERICAN HONDA FINAN 0.5 24 Oct 2016
25,000,000.000 Local 99.926389 24,981,597.22 99.926389 24,981,5697.22 0.00 2.28
Base 99.926389 24,981,597.22 99.926389 24,981,5697.22 0.00 2.28
0347M2K39 ANGLESEA FDG PLC & ANG 0.66 03 Oct 2016
30,000,000.000 Local 99.941333 29,982,400.00 99.941333 29,982,400.00 0.00 2.73
Base 99.941333 29,982,400.00 99.941333 29,982,400.00 0.00 2.73
04821TL78 ATLANTIC ASSET SECUR 0.75 07 Nov 2016
30,000,000.000 Local 99.860417 29,958,125.00 99.860417 29,958,125.00 0.00 273
Base 99.860417 29,958,125.00 99.860417 29,958,125.00 0.00 2.73
05253AJ68 AUST & NEW ZEA 0.62 06 Sep 2016
30,000,000.000 Local 99.991389 29,997,416.67 99.991389 29,997,416.67 0.00 2.74
Base 99.991389 29,997,416.67 99.991389 29,997,416.67 0.00 2.74
06538BJS3 BANK TOKYO MIT UFJ NY 0.58 26 Sep 2016
10,000,000.000 Local 99.959722 9,995,972.22 99.959722 9,995,972.22 0.00 0.91
Base 99.959722 9,995,972.22 99.959722 9,995,972.22 0.00 0.91
14912DKC2 CATERPLR FIN SRV CO. 0.5 12 Oct 2016
20,000,000.000 Local 99.943056 19,988,611.11 99.943056 19,988,611.11 0.00 1.82
Base 99.943056 19,988,611.11 99.943056 19,988,611.11 0.00 1.82
16677JJ15 CHEVRON CORP 0.53 01 Sep 2016
11,200,000.000 Local 100.000000 11,200,000.00 100.000000 11,200,000.00 0.00 1.02
Base 100.000000 11,200,000.00 100.000000 11,200,000.00 0.00 1.02
19121AJM4 COCA-COLA COMPANY 0.38 21 Sep 2016
15,000,000.000 Local 99.978889 14,996,833.33 99.978889 14,996,833.33 0.00 1.37
Base 99.978889 14,996,833.33 99.978889 14,996,833.33 0.00 1.37
19121ALF6 COCA-COLA COMPANY 0.48 15 Nov 2016
6,593,000.000 Local 99.900000 6,586,407.00 99.900000 6,586,407.00 0.00 0.60
Base 99.900000 6,586,407.00 99.900000 6,586,407.00 0.00 0.60
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
2063C0J78 CONCORD MIN CPTL CO 0.46 07 Sep 2016
20,000,000.000 Local 99.992333 19,998,466.67 99.992333 19,998,466.67 0.00 1.82
Base 99.992333 19,998,466.67 99.992333 19,998,466.67 0.00 1.82
2063C0L18 CONCORD MIN CPTL CO 0.83 01 Nov 2016
15,000,000.000 Local 99.859361 14,978,904.16 99.859361 14,978,904.16 0.00 1.37
Base 99.859361 14,978,904.16 99.859361 14,978,904.16 0.00 1.37
21684BP65 COOPERATIEVE CENTRALE 1.0401 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.23
Base 100.000000 2,500,000.00 100.313000 2,507,825.00 7,825.00 0.23
2284KO0OLH6 CROWN POINT CAP CO. 0.97 17 Nov 2016
10,000,000.000 Local 99.792528 9,979,252.78 99.792528 9,979,252.78 0.00 0.91
Base 99.792528 9,979,252.78 99.792528 9,979,252.78 0.00 0.91
38102JKE4 GOLDEN FUNDING CORP 0.69 14 Oct 2016
8,174,000.000 Local 99.917583 8,167,263.26 99.917583 8,167,263.26 0.00 0.75
Base 99.917583 8,167,263.26 99.917583 8,167,263.26 0.00 0.75
38102JKH7 GOLDEN FUNDING CORP 0.7 17 Oct 2016
18,831,000.000 Local 99.910556 18,814,156.72 99.910556 18,814,156.72 0.00 1.72
Base 99.910556 18,814,156.72 99.910556 18,814,156.72 0.00 1.72
38346LKB1 GOTHAM FDG CORP 0.65 11 Oct 2016
10,000,000.000  Local 99.927778 9,992,777.78 99.927778 9,992,777.78 0.00 0.91
Base 99.927778 9,992,777.78 99.927778 9,992,777.78 0.00 0.91
38346LLJ3 GOTHAM FDG CORP 0.75 18 Nov 2016
20,000,000.000 Local 99.837500 19,967,500.00 99.837500 19,967,500.00 0.00 1.82
Base 99.837500 19,967,500.00 99.837500 19,967,500.00 0.00 1.82
43851TLF1 HONEYWELL INTERNATN' 0.53 15 Nov 2016
9,000,000.000 Local 99.889583 8,990,062.50 99.889583 8,990,062.50 0.00 0.82
Base 99.889583 8,990,062.50 99.889583 8,990,062.50 0.00 0.82
45779PK49 INSTITUTIONAL SECURED 0.68 04 Oct 2016
25,000,000.000 Local 99.937667 24,984,416.67 99.937667 24,984,416.67 0.00 2.28
Base 99.937667 24,984,416.67 99.937667 24,984,416.67 0.00 2.28
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48803MBR9 KELLS FDG LLC 0.77 04 Nov 2016
20,000,000.000 Local 99.863111 19,972,622.22 99.863111 19,972,622.22 0.00 1.82
Base 99.863111 19,972,622.22 99.863111 19,972,622.22 0.00 1.82
52468JKB9 LEGACY CAPITAL COMPANY 0.72 11 Oct 2016
11,944,000.000 Local 99.920000 11,934,444.80 99.920000 11,934,444.80 0.00 1.09
Base 99.920000 11,934,444.80 99.920000 11,934,444.80 0.00 1.09
52952LJK9 LEXINGTN PKR CAP CO LL 0.52 19 Sep 2016
30,000,000.000 Local 99.974000 29,992,200.00 99.974000 29,992,200.00 0.00 2.74
Base 99.974000 29,992,200.00 99.974000 29,992,200.00 0.00 274
53127TLE1 LIBERTY FUNDING LLC 0.81 14 Nov 2016
24,000,000.000 Local 99.833500 23,960,040.00 99.833500 23,960,040.00 0.00 219
Base 99.833500 23,960,040.00 99.833500 23,960,040.00 0.00 219
59515MKC8 MICROSOFT CORP 0.45 12 Oct 2016
20,000,000.000 Local 99.948750 19,989,750.00 99.948750 19,989,750.00 0.00 1.82
Base 99.948750 19,989,750.00 99.948750 19,989,750.00 0.00 1.82
59515MKC8 MICROSOFT CORP 0.46 12 Oct 2016
5,000,000.000 Local 99.947611 4,997,380.55 99.947611 4,997,380.55 0.00 0.46
Base 99.947611 4,997,380.55 99.947611 4,997,380.55 0.00 0.46
62455AJ16 MOUNTCLIFF 0.55 01 Sep 2016
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.28
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.28
62455AKJ5 MOUNTCLIFF 0.8 18 Oct 2016
10,000,000.000 Local 99.895556 9,989,555.56 99.895556 9,989,555.56 0.00 0.91
Base 99.895556 9,989,555.56 99.895556 9,989,555.56 0.00 0.91
64105GJK1 NESTLE CAP CORP 0.49 19 Sep 2016
20,000,000.000 Local 99.975500 19,995,100.00 99.975500 19,995,100.00 0.00 1.82
Base 99.975500 19,995,100.00 99.975500 19,995,100.00 0.00 1.82
64105GKB9 NESTLE CAP CORP 0.46 11 Oct 2016
20,000,000.000 Local 99.948889 19,989,777.78 99.948889 19,989,777.78 0.00 1.82
Base 99.948889 19,989,777.78 99.948889 19,989,777.78 0.00 1.82
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Page 3 # Issue has not been redenominated but Local is converted Books Closed Prepared by State Street
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FUND:  ATZF STATE STREET.
As of: August 31, 2016 View Date: September 8, 2016
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Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
64105RKB5 NESTLE FIN FRANCE S. 0.5 11 Oct 2016
20,000,000.000 Local 99.944444 19,988,888.89 99.944444 19,988,888.89 0.00 1.82
Base 99.944444 19,988,888.89 99.944444 19,988,888.89 0.00 1.82
66844CJ70 NORTHWESTERN UNIVERS 0.47 07 Sep 2016
23,439,000.000 Local 99.992167 23,437,163.95 99.992167 23,437,163.95 0.00 2.14
Base 99.992167 23,437,163.95 99.992167 23,437,163.95 0.00 2.14
71708ELE3 PFIZER INC 0.6 14 Nov 2016
30,000,000.000 Local 99.876667 29,963,000.00 99.876667 29,963,000.00 0.00 2.73
Base 99.876667 29,963,000.00 99.876667 29,963,000.00 0.00 273
71838LJ11 PHILIP MORRIS INTL 0.45 01 Sep 2016
30,000,000.000 Local 100.000000 30,000,000.00 100.000000 30,000,000.00 0.00 2.74
Base 100.000000 30,000,000.00 100.000000 30,000,000.00 0.00 2.74
82124LKH4 SHEFFIELD RECEIVABLE 0.75 17 Oct 2016
20,000,000.000 Local 99.904167 19,980,833.33 99.904167 19,980,833.33 0.00 1.82
Base 99.904167 19,980,833.33 99.904167 19,980,833.33 0.00 1.82
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 98.979445 1,979,588.89 99.190050 1,983,801.00 4,212.11 0.18
Base 98.979445 1,979,588.89 99.190050 1,983,801.00 4,212.11 0.18
89233GLJ3 TOYOTA MOTOR CREDIT 0.81 18 Nov 2016
10,000,000.000  Local 99.824500 9,982,450.00 99.824500 9,982,450.00 0.00 0.91
Base 99.824500 9,982,450.00 99.824500 9,982,450.00 0.00 0.91
91513UDE9 UNIVERSITY TX PERM UNIV FD 0.46 09 Sep 2016
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.28
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 2.28
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.43 10 Nov 2016
8,116,137.200 Local 100.000000 8,116,137.20 100.000000 8,116,137.20 0.00 0.74
Base 100.000000 8,116,137.20 100.000000 8,116,137.20 0.00 0.74
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 Jan 2017
2,360,160.590 Local 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.22
Base 100.000000 2,360,160.59 100.000000 2,360,160.59 0.00 0.22
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STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 02 Feb 2017
2,813,802.660 Local 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.26
Base 100.000000 2,813,802.66 100.000000 2,813,802.66 0.00 0.26
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,276,412.150 Local 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.39
Base 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.39
92646KJTO VICTORY RECEIVABLES 0.58 27 Sep 2016
30,000,000.000 Local 99.958111 29,987,433.33 99.958111 29,987,433.33 0.00 2.74
Base 99.958111 29,987,433.33 99.958111 29,987,433.33 0.00 274
930ABD003 FIDELITY INVESTMENTS MONEY 0.46 01 Sep 2016
50,047,916.010 Local 100.000000 50,047,916.01 100.000000 50,047,916.01 0.00 4,57
Base 100.000000 50,047,916.01 100.000000 50,047,916.01 0.00 4.57
979QHT009 WELLS FARGO REPO 0.33 01 Sep 2016
30,040,344.510  Local 100.000000 30,040,344.51 100.000000 30,040,344.51 0.00 2.74
Base 100.000000 30,040,344.51 100.000000 30,040,344.51 0.00 2.74
979QHT009 WELLS FARGO REPO 0.34 01 Sep 2016
150,000,000.000  Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.68
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 13.68
979QRC005 BANK OF AMERICA REPO 0.28 01 Sep 2016
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.12
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.12
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.41 01 Sep 2016
22,948,233.020 Local 100.000000 22,948,233.02 100.000000 22,948,233.02 0.00 2.09
Base 100.000000 22,948,233.02 100.000000 22,948,233.02 0.00 2.09
US DOLLAR Total
1,063,284,006.140  Local 1,062,803,398.53 1,062,815,435.64 12,037.11 96.95
Base 1,062,803,398.53 1,062,815,435.64 12,037.11 96.95
CASH EQUIVALENT Total
1,063,284,006.140 Base 1,062,803,398.53 1,062,815,435.64 12,037.11 96.95
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1 0.63 15 Aug 2017
6,739,731.160  Local 100.000000 6,739,731.16 100.000200 6,739,744.64 13.48 0.61
Original Face: 8,000,000.000 Base 100.000000 6,739,731.16 100.000200 6,739,744.64 13.48 0.61
24703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A 0.85 24 Jul 2017
12,863,958.200  Local 100.000000 12,863,958.20 100.000500 12,864,022.52 64.32 1.17
Original Face: 15,000,000.000 Base 100.000000 12,863,958.20 100.000500 12,864,022.52 64.32 1.17
34531AAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2016 A A1 0.67 15 Mar 2017
4,492,497.430 Local 100.000000 4,492,497 .43 99.989820 4,492,040.09 -457.34 0.41
Original Face: 16,500,000.000 Base 100.000000 4,492,497.43 99.989820 4,492,040.09 -457.34 0.41
36250UAA2 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2016 1 A1 0.67 21 Feb 2017
361,369.270  Local 100.000000 361,369.27 99.990810 361,336.06 -33.21 0.03
Original Face: 12,000,000.000 Base 100.000000 361,369.27 99.990810 361,336.06 -33.21 0.03
43814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1 0.62 21 Feb 2017
4,000,308.780 Local 100.000000 4,000,308.78 99.957330 3,998,601.85 -1,706.93 0.36
Original Face: 17,500,000.000 Base 100.000000 4,000,308.78 99.957330 3,998,601.85 -1,706.93 0.36
78010UNX1 ROYAL BANK OF CANADA SR UNSECURED 01/17 1.2 1.2 23 Jan 2017
5,000,000.000 Local 100.108603 5,005,430.17 100.114000 5,005,700.00 269.83 0.46
Base 100.108603 5,005,430.17 100.114000 5,005,700.00 269.83 0.46
US DOLLAR Total
33,457,864.840 Local 33,463,295.01 33,461,445.16 -1,849.85 3.05
Original Face: 69,000,000.000 Base 33,463,295.01 33,461,445.16 -1,849.85 3.05
FIXED INCOME Total
33,457,864.840 Base 33,463,295.01 33,461,445.16 -1,849.85 3.05
Original Face: 69,000,000.000
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: August 31, 2016 View Date: September 8, 2016

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,096,276,880.80 100.00

1,096,741,870.980 Base
Original Face: 69,000,000.000

1,096,266,693.54
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Holdings
Currency Summary

Asof:  August 31, 2016

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

September 8, 2016

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH EQUIVALENT
1,063,284,006.140 Local 1,062,803,398.53 1,062,815,435.64 96.95 12,037.11 12,037.11
Base 1,062,803,398.53 1,062,815,435.64 96.95 12,037.11 0.00 12,037.11
FIXED INCOME
33,457,864.840 Local 33,463,295.01 33,461,445.16 3.05 -1,849.85 -1,849.85
Original Face: 69,000,000.000 Base 33,463,295.01 33,461,445.16 3.05 -1,849.85 0.00 -1,849.85
US DOLLAR Total
1,096,741,870.980 Local 1,096,266,693.54 1,096,276,880.80 100.00 10,187.26 10,187.26
Original Face: 69,000,000.000 Base 1,096,266,693.54 1,096,276,880.80 100.00 10,187.26 0.00 10,187.26
FUND Total
1,096,741,870.980 Base 1,096,266,693.54 1,096,276,880.80 100.00 10,187.26 0.00 10,187.26

Original Face:

69,000,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,063,284,006.140 1,062,803,398.53 1,062,815,435.64 96.95 12,037.11 0.00 12,037.11
CASH EQUIVALENT Total
1,062,803,398.53 1,062,815,435.64 96.95 12,037.11 0.00 12,037.11

1,063,284,006.140
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
Asof:  August 31, 2016 View Date: September 8, 2016
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
33,457,864.840 33,463,295.01 33,461,445.16 3.056 -1,849.85 0.00 -1,849.85
FIXED INCOME Total
33,457,864.840 33,463,295.01 33,461,445.16 3.056 -1,849.85 0.00 -1,849.85
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,096,741,870.980 1,096,266,693.54 1,096,276,880.80 100.00 10,187.26 0.00 10,187.26
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Holdings ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Fund Summary FUND: ATZF ST ATE STREET.
Asof:  August 31, 2016 View Date: September 8, 2016

Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

CASH EQUIVALENT

1,063,284,006.140 1,062,803,398.53 1,062,815,435.64 96.95 12,037.11 0.00 12,037.11
12,037.11 GN 0.00 GN 12,037.11 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
33,457,864.840 33,463,295.01 33,461,445.16 3.05 -1,849.85 0.00 -1,849.85
347.63 GN 0.00 GN 347.63 GN
-2,197.48 LS 0.00 LS -2,197.48 LS
Original Face: 69,000,000.000
FUND Total
0.000 1,096,741,870.980 1,096,266,693.54 1,096,276,880.80 100.00 10,187.26 0.00 10,187.26
12,384.74 GN 0.00 GN 12,384.74 GN
-2,197.48 LS 0.00 LS -2,197.48 LS
Original Face: 69,000,000.000
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